
 

   
    

    
    

    
    

   
    

    

    

    
    

    
   

    
    

    
    

   
   

    

 

State of California 
Pooled Money Investment Account 

Market Valuation 
12/31/2012 

Description 
Carrying Cost Plus 

Accrued Interest Purch. Amortized Cost Fair Value Accrued Interest 

United States Treasury:
 Bills 20,014,359,193.25$ 20,028,817,536.91$ 20,033,448,800.00$ NA
 Notes 14,732,478,642.74$ 14,732,478,642.74$ 14,775,668,500.00$ 12,869,927.00$ 

Federal Agency:
 SBA 525,864,983.85$ 525,864,983.85$ 526,379,724.76$ 543,304.13$ 
MBS-REMICs 256,334,642.80$ 256,334,642.80$ 278,039,972.37$ 1,226,041.18$ 
Debentures 1,200,310,087.04$ 1,200,310,087.04$ 1,201,248,000.00$ 1,182,334.00$ 
Debentures FR -$ -$ -$ -$ 
Discount Notes 3,194,940,722.24$ 3,197,374,444.44$ 3,198,546,000.00$ NA

 GNMA 4,952.66$ 4,952.66$ 4,986.48$ 49.61$ 

IBRD Debenture 399,961,857.92$ 399,961,857.92$ 400,580,000.00$ 83,332.00$ 

IBRD Deb FR -$ -$ -$ -$ 

CDs and YCDs FR 400,000,000.00$ 400,000,000.00$ 400,000,000.00$ 272,747.22$ 
Bank Notes -$ -$ -$ -$ 
CDs and YCDs 4,800,000,000.00$ 4,800,000,000.00$ 4,799,224,554.94$ 618,736.09$ 
Commercial Paper 1,599,600,611.08$ 1,599,644,083.29$ 1,598,907,347.22$ NA 

Corporate:
 Bonds FR -$ -$ -$ -$ 
Bonds -$ -$ -$ -$ 

Repurchase Agreements -$ -$ -$ -$ 
Reverse Repurchase -$ -$ -$ -$ 

Time Deposits 4,333,640,000.00$ 4,333,640,000.00$ 4,333,640,000.00$ NA 
AB 55 & GF Loans 11,739,482,016.23$ 11,739,482,016.23$ 11,739,482,016.23$ NA 

TOTAL 63,196,977,709.81$ 63,213,913,247.88$ 63,285,169,902.00$ 16,796,471.23$ 

Fair Value Including Accrued Interest $ 63,301,966,373.23 

Repurchase Agreements, Time Deposits, AB 55 & General Fund loans, and 
Reverse Repurchase agreements are carried at portfolio book value (carrying cost). 

The value of each participating dollar equals the fair value divided by the amortized cost ( 1.001127231). 
As an example: if an agency has an account balance of $20,000,000.00, then the agency would report its 
participation in the LAIF valued at $20,022,544.61 or $20,000,000.00 x1.001127231. 
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